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HIERARCHICAL IDENTIFICATION FOR PARAMETERS
OF AUTOREGRESSIVE MODELS

Hu Fenc
(Xtan Sarellize Control Center 710043)

ABSTRACT

In this paper, some formulas for the hierarchical estimation of autoregressive
coefficients and error variance are given; an equivalent, but more convenient, algo-
rithm of AIC(,, 1s obtained. At the end ‘of the paper, a simulation analysis of AR,
is given.

Key words: autoregressive model, hierarchical estimators, the Akaike Informa-
tion Criterion (AIC).



